In an increasingly globalized world, anti-immigrant sentiment has become more prevalent. Competitive threat theory suggests that anti-immigrant attitudes increase when adverse economic circumstances intensify competition with immigrants for scarce resources, but past studies using this approach are inconclusive. In this study, we investigate the impact of the Great Recession on perceived immigrant threat-an index of seven items measuring attitudes toward immigrants-using the 2013 International Social Survey Program survey. Using multilevel models, we analyze responses from 18,433 respondents nested within 22 countries. We create a country-level measure of the Great Recession Index comprised of four dimensions-the housing crash, the financial crisis, economic decline, and employment loss-and assess its impact on perceived immigrant threat. After controlling for a variety of individual-level and country-level covariates, we find that the Great Recession is positively associated with perceived immigrant threat. We also identify important interaction effects between the Great Recession Index and change in government expenditures, age, educational levels, citizenship, and urbanization. The study contributes to competitive threat theory by showing the effect of the Great Recession in exacerbating anti-immigrant sentiment.
Introduction
In an increasingly globalized world, rising levels of international migration have become a prominent feature of all developed societies as migrants seek new destinations where they can attain safety and security, better jobs, and an improved quality of life for themselves and their families. While these new arrivals have contributed deeply to the economic, cultural, and associational vitality of the societies in which they reside, their presence has also fueled a stunning increase of anti-immigrant sentiment [1, 2] . In the aftermath of the Great Recession, anti-immigrant sentiment has penetrated electoral politics, for example, in the British referendum to leave the European Union and in Donald Trump's election as President of the United States. As the worst economic crisis since the Great Depression of the 1930s, the Great Recession of 2007-2010 disrupted economic security, social status, and ways of life of millions of citizens [3] . Coupled with high levels of immigration, this made the actual or anticipated life chances of native workers more precarious, causing them to project their fears and anxieties onto immigrants and triggering support for anti-immigrant policies [4] and disapproval of economic redistribution and expansion of the welfare state [5] [6] [7] [8] [9] . 1 A vast body of cross-national research has examined the connection between economic decline and anti-immigrant sentiment [1, 10] . A major perspective motivating this research is competitive threat theory, which argues that deteriorating economic conditions intensify economic competition with immigrants for scarce resources such as jobs, wages, and welfare benefits, thus contributing
The Great Recession and Perceived Immigrant Threat
The primary theory in the research of the effects of economic conditions on anti-immigrant sentiment is competitive threat theory [1] . According to competitive threat theory, harsh economic conditions prompt people to perceive out-group populations as threats to their lives. Immigrants can be regarded as potential competitors who threaten dominant group members' opportunities in the labor market. When the economy grows, inflows of immigrants from abroad are not considered to intensify competition [12] . However, the loss of jobs in a depressed economy intensifies intergroup competition over scarce resources in the labor market. Competitive threat theory suggests that the threat of competition with immigrants in the economic downturn is likely to increase unfavorable attitudes toward immigrants.
A vast body of cross-national research on anti-immigrant attitudes has examined the effect of economic conditions. The research has tested competitive threat theory using either unemployment rates or changes in GDP, but their results have not provided a clear-cut picture of country-level economic factors that affect public attitudes toward immigrants. Some research shows that countries with higher unemployment rates or lower GDPs have more pronounced anti-immigrant sentiments [4, 12, 13] , but other studies regarding the effects of the economic conditions on anti-immigrant attitudes are inconclusive [14] [15] [16] [17] [18] [19] [20] . Some of these studies find that one or both of the measures of economic conditions have no relationship with attitudes toward immigrants, despite being consistently in the expected direction. A few studies provide findings that contradict competitive threat theory. For example, Mayda [35] contends that affluent countries are more likely to oppose immigrants because these countries tend to have higher flows of immigrants who are less skilled, promoting competition with less-skilled natives.
In addition to the literature cited above, a few cross-national studies have investigated the direct effect of the Great Recession on attitudes toward immigrants. Kuntz, Davidov, and Semyonov [20] examine the relationship between change in unemployment and anti-immigrant sentiment during 2006-2010 in 14 Western European countries. The results of their analysis indicate that the impact of the Great Recession is inconclusive. However, Polavieja [4] identifies significant effects of the Great Recession on anti-immigrant attitudes in 20 European countries using the measure of the difference of GDP growth between 2004 and 2010. The findings suggest that countries with large drops in GDP during the Great Recession show the largest increases in anti-immigrant sentiment. Although the existing research utilized data for only European countries and the measures for only two dimensions of the Great Recession-unemployment rates and GDP-the research has implications for our research. We expect that the impact of the Great Recession will increase anti-immigrant attitudes by fueling competition between natives and immigrants over scarce resources.
Data and Methods

Data
The dataset for this analysis uses a multilevel design with 18,433 individuals age 18 and over nested within 22 countries. All Level-1 individual-level variables including the dependent variable perceived immigrant threat (PIT) and a variety of sociodemographic controls were derived from the 2013 International Social Survey Program (ISSP): National Identity survey. This cross-national survey provides individual responses to a wide range of questions on national and international issues including attitudes toward immigrants. The ISSP uses multi-stage stratified random sampling to derive nationally representative samples. The 2013 survey included 33 countries, but missing data on several key variables restricted the analysis to 22 countries. 3 These 22 countries include 11 in Western Europe, six in Eastern Europe, four in Asia, and one in North America and all except the Philippines are in the top quartile of countries in the world in GDP per capita. 4 Level-2 country-level variables measuring the impact of the Great Recession and other socioeconomic controls are derived from a variety of public sources such as the International Monetary Fund, the Organization for Economic Cooperation and Development, and the World Bank. We also utilize the country-level mean of the PIT measure, which is derived from the 2003 ISSP. We use this variable as a baseline against which to measure changes in the individual-level PIT measure in 2013. The use of the 2003 and 2013 ISSP is ideal for this analysis as it measures levels of PIT before and after the Great Recession, allowing us to attribute changes in this measure to the Great Recession which intervenes in time.
We now turn to a description of the variables in the analysis. Full details of measurement and data sources are provided in the Data Appendix A. The final data file and syntax file (please see Supplementary Material) used in the analysis are available on the Societies online website.
Individual-Level Variables
Dependent Variable
The dependent variable perceived immigrant threat measures respondents' sense of threat from the presence of immigrants in their country. Perceived immigrant threat (PIT) is an index comprised of a series of seven questions. The first six questions ask respondents' how much they agree or disagree with the following statements: "(1) Immigrants increase crime rates; (2) (6) [COUNTRY] should take stronger measures to exclude illegal immigrants." The seventh question asks: (7) "Do you think the number of immigrants to [COUNTRY] nowadays should be: 1 = increased a lot, 2 = increased a little, 3 = remain the same as it is, 4 = reduced a little, 5 = reduced a lot?" Respondents with missing values on any of the seven items were dropped from the analysis. Items in the index were re-keyed as necessary so that high scores represent high levels of PIT, transformed to z-scores, and averaged to create the PIT index. A factor analysis of the seven items yielded a Cronbach's α = 0.78, indicating a single underlying dimension.
Individual-Level Control Variables
At Level-1, we include several individual-level covariates from the 2013 ISSP dataset. Female indicates the respondent's gender (1 = female, 0 = male). Age is the respondent's age. Following Steele [36] , we measure income as country-specific deciles of household income. Highest education level completed is measured as five dummy variables, including less than high school (the reference category), high school degree, associate's degree, bachelor's degree, and graduate degree. Citizen is the respondent's legal status in the country (1 = citizen, 0 = non-citizen). Unemployment measures the respondent's unemployment status (1 = unemployed, 0 = working full-time or part-time, self-employed, housewife, retired, student, others). Finally, urban indicates whether the respondent lives in an urban or rural setting (1 = urban, 0 = rural).
Country-Level Variables
The Quasi-Lag of the Dependent Variable
At Level-2, we first control for perceived immigrant threat (t−10) which is the country-level mean for the PIT variable constructed from the same seven variables as PIT but 10 years earlier from the 2003 ISSP. We refer to this variable as the quasi-lag of the PIT measure. That is, although it is not a true lag in that the same respondents were not asked the same questions 10 years apart, this country-level mean serves as a control for national culture and other country-level factors that influenced PIT 10 years earlier. With this control, the dependent variable PIT can be interpreted as how much each respondent's perception of immigrant threat in 2013 deviated from the national norm in 2003. It also provides an effective way to assess the impact of the Great Recession on respondents' perception of immigrant threat since the Great Recession intervened in time between 2003 and 2013. Table 1 
Key Independent Variable
The key independent variable is the Great Recession Index (GRI), which combines four distinct but interrelated dimensions of the economic crisis: the housing crash, the financial crisis, economic decline, and employment loss in each of the 22 countries. Factor analysis revealed that the four components had a Cronbach's α = 0.90, suggesting a single strong underlying dimension. We then transformed each component to z-scores and took the average to create the GRI as follows: 5 
GRI
where GRI is the Great Recession Index, k is one of the four components of the index, z k is the z-score of the kth component of the index, and p k is the peak value of the kth component in the peak year-either 2007 and 2008, and m k is the mean of the kth component during 2007-2010. Our measure of the GRI has several advantages. First, it captures multiple dimensions of the economic crisis, therefore representing the full breadth of the Great Recession. Second, it is flexible in defining the pre-Recession peak of the cycle as either 2007 or 2008, whichever is most appropriate for a given country. Third, it adequately captures the variable intensity of the Great Recession in each country by expressing each of the components as a decline from the peak year. Table 2 presents country averages of the z-scores for the GRI and each of its components, ranked from highest to lowest on the GRI. We see that the intensity of the Great Recession was greatest in Latvia (3.075) and lowest in Taiwan (−1.473). For all four components, Latvia (housing crash = 2.741; financial crisis = 3.148; economic decline = 3.213; employment loss = 3.200) has the highest score.
Taiwan has the lowest score for housing crash (−2.160) and economic decline (−1.532). France (−1.138) has the lowest financial crisis score and the Philippines (−1.751) has the lowest employment loss. We included a variety of country-level variables retrieved from various public sources in our models as controls. These variables represent plausible alternative explanations for respondents' perceptions of immigrant threat against which to test the robustness of the effects of the Great Recession. In order to expand the range of plausible controls, we created two sets of variables from these: first, 2013 levels which measure the absolute level of the measure in 2013, and, second, 2003-2013 changes which measure the percentage change in the measure from 2003 to 2013.
Since change variables are derived from level variables, in this section, we describe only the measurement of the level variables. The first block of eight measures tap dimensions of globalization that have been found in previous research to be associated with attitudes towards immigrants [37] [38] [39] . First, global capital is an index comprised of the natural logarithm of the sum of four standardized indicators (market value, sales, profits, and assets) for all firms in the Forbes Global 2000 headquartered in a country. Following Wallace, Gauchat and Fullerton [40, 41] , this measure attempts to gauge the presence and influence of large transnational corporations in each country. We create three measures of foreign direct investment (FDI): outward FDI/GDP is the amount of FDI flowing out of a country divided by GDP; inward FDI/GDP is the amount of FDI flowing into a country divided by GDP; and FDI balance/GDP is the net amount of FDI (outward minus inward) in a country divided by GDP. Similarly, we create three measures of trade: exports/GDP is the amount of exports divided by GDP; imports/GDP is the amount of imports divided by GDP; and trade balance/GDP is the net amount of trade (exports minus imports) divided by GDP. Finally, immigrant stock is the percent of the population born in another country.
Because attitudes towards immigrants can also be affected by labor market conditions [42, 43] , we incorporate three measures. Unemployment is the percentage of the labor force that is unemployed. Union density is the percentage of workers who are union members. Labor productivity indicates the value of GDP divided by total working hours of employed persons. In addition, since attitudes towards immigrants can be affected by state capacity to provide public goods and services [17, 44] , we develop a measure of government expenditures/GDP, which is the value of all government expenditures as a percent of GDP.
In order to control for the link between economic competition and attitudes toward immigrants [21, 45, 46] , we control for three measures. Income inequality is measured by the Gini index, which ranges from 0 indicating absolutely equal distribution of income to 100 indicating that one person receives all the income in the country. GDP per capita, measured as GDP (measured with Purchasing Power Parity) divided by population, is designed to capture the affluence of a country. Finally, population (logged) is the natural logarithm of population. Table 3 presents descriptive statistics for all variables used in the analysis-individual-level and country-level (both levels and changes). 
Analytical Approach
We use a series of multilevel models to examine the effects of the Great Recession on the PIT by respondents in 22 countries, net of a variety of individual-level and country-level covariates. Most importantly, we control for the quasi-lag of the PIT variable, that is, the 2003 country-level mean, in order to control for country-specific differences in PIT that prevailed prior to the onset of the Great Recession. The clustering of individual-level data within countries violates the assumption of independent errors of Ordinary Least Square (OLS) models, leading to underestimation of standard errors [47, 48] . The multilevel model is necessary because it provides more precise country-level parameters and standard errors by allowing a hierarchical data structure and treating the country-level variance independently [49] .
Our multilevel model for PIT can be represented by the following equation:
where PIT 2013ij is the perceived immigrant threat in 2013 for individual i in country j; γ 00 is the fixed intercept; PIT 2003 0j is the 10-year quasi-lag of the country-level mean score for perceived immigrant threat in 2003 for country j; GRI 0j is the Great Recession Index for country j; z 0j is a single country-level control for country j; x 1 . . . 7ij represent seven individual-level controls for individual i in country j; γ 10 , γ 20 , γ 30 , and γ 01 . . . 07 are the coefficients of these predictors; U 0j is the Level-2 random effect; R ij is the Level-1 random effect. In addition, we use a restricted maximum likelihood estimation (REML) to address the inflation of type 1 errors resulting from the small country-level sample sizes (n = 22). A small sample size at Level-2 produces biased estimates of Level-2 standard errors [50] . The REML technique takes this issue into account by splitting the estimation of the fixed effects from the variance components [51] . Moreover, because of limited degrees of freedom at the country level, each of our models includes only three country-level covariates at a time: the 10-year quasi-lag, the Great Recession Index, and one other country-level covariate. In addition, we conduct separate analyses for 2013 levels and 2003-2013 changes of the country-level controls. In a separate analysis, we also examine interaction effects between the Great Recession Index and the other covariates. Table 4 presents individual-level determinants of PIT for 22 countries in 2013. First, in model 1, we present the intercept model which shows that the intraclass correlation coefficient is 0.098. This suggests that the percentage of variance that lies between countries-that portion that is subject to being explained by the country-level variables-is about 10%, a relatively small amount due in part to the relatively small number of countries in the analysis. *-p < 0.05; **-p < 0.01; ***-p < 0.001 (two-tailed tests). 1 All variables are grand-mean centered (standard errors in parentheses). 2 Perceived immigrant threat is multiplied by 100 to facilitate interpretation of coefficients. 3 The intraclass correlation coefficient for perceived immigrant threat = 0.098.
Analysis
Individual-Level Determinants of Perceived Immigrant Threat
All individual-level covariates have effects in the expected direction and all but one are statistically significant. We find that older people and those with less income display higher levels of PIT. As expected, education has a strong effect on PIT with each level of education having significantly lower levels of threat than the reference category of less than high school. Citizens and the unemployed have significantly higher levels of PIT than non-citizens and those who are not unemployed, respectively. Finally, respondents who live in urban areas display lower levels of PIT that those who live in rural areas. Only gender has no statistically significant effect although the t-statistic of −1.61 suggests that women might have lower PIT than men.
In the remaining sections of the analysis, we focus primarily on country-level determinants of PIT. In these analyses, individual-level covariates are included in the models, but their effects are not shown to conserve space. However, their effects deviate very little from those shown in Table 4 .
The Impact of the Great Recession
In the next two analyses, we examine the impact of the Great Recession on PIT and consider whether any of the Level-2 country-level covariates might affect that relationship. Table 5 displays results for models including 2013 levels of the country-level covariates and Table 6 shows results for 2003-2013 changes in these covariates. Because of limited degrees of freedom at the country level (n = 22), we consider no more than three covariates per model-the quasi-lagged value of PIT, the Great Recession Index, and one other covariate. In addition, we use statistical significance tests up to p < 0.10 because of the small degrees of freedom.
Turning to Table 5 , in Model 1, we show a model including the quasi-lag of PIT as the only Level-2 covariate and find that it is a positive, significant determinant of respondents' PIT. In other words, Sweden's average level of PIT in 2003 is a strong determinant of the typical Swedish respondent's perception of immigrant threat in 2013. This is a powerful testament to the enduring influence of national culture on attitudes over time. This quasi-lagged value of PIT retains its statistical significance and in fact is the most significant determinant of PIT in all models in Table 5 .
In Model 2, we add the Great Recession Index and find that it has a positive and significant (p < 0.05) effect on PIT. This supports the main hypothesis of this paper that respondents who live in countries where the severity of the Great Recession was greatest are more likely to express higher levels of PIT. Because the quasi-lagged value of PIT is controlled, we can interpret this positive effect of the GRI as meaning that, if the Great Recession in Ireland was severe, it will cause the typical Irish respondent's level of PIT in 2013 to be higher than would have been predicted by Ireland's average level of PIT in 2003. This supports competitive threat theory arguments that during periods of economic decline respondents are more likely to harbor fears and concerns about immigrants [45] . In Models 3 through 17, we add one at a time 2013 levels of each of the covariates described above in the Data and Methods section. Remarkably, none of these variables has a significant impact on respondents' PIT, net of the other covariates in the model. In fact, none of these 15 variables achieve a t-ratio above 1.00. While we are cautious in overstating the nonsignificance of these variables given the small number of countries in the analysis, it is important to note that, for the most part, the GRI retains its positive and statistically significant effect. In only two models-those for global capital and population (logged)-the GRI becomes nonsignificant, but falls just short of the p < 0.10 level of significance. In nine other models-those for outward FDI/GDP, exports/GDP, imports/GDP, trade balance/GDP, immigrant stock, unemployment, labor productivity, government expenditures/GDP, and GDP per capita-the level of significance for the GRI is reduced to p < 0.10. Considering the sensitivity of the coefficients to the small degrees of freedom, we cautiously interpret these results as reinforcing our main hypothesis that the intensity of the Great Recession increases respondents' perception that immigrants are a threat. Table 6 shows results for models that include the quasi-lag, the GRI, and 2003-2013 changes in the same set of covariates. Here, we examine whether the driving force for PIT might be changes in the covariates over the 10-year period, a period that encompasses the Great Recession. Models 1-15 include each of these control variables one at a time, following the protocol of Table 5 . Here, we find that two of the 15 covariates achieve statistical significance-change in immigrant stock and change in per capita income are both positively and significantly related with PIT at p < 0.10. The change in immigrant stock coincides with research that shows that rapid influxes in immigrants in an area tend to increase prejudice against immigrants [21, 52] . On the other hand, the second finding cuts against much previous research that suggests that prejudice toward immigrants is likely to be reduced in places where the standard of living is high or rising [46, 53] .
That said, we find that the quasi-lag for 2003 continues to be the strongest determinant of PIT in 2013 in every model. In addition, in every model, we find support for the positive association between the Great Recession and PIT net of other controls. Again, the GRI achieves significance at only p< 0.10 in seven models-changes in outward FDI/GDP, inward FDI/GDP, union density, labor productivity, government expenditures/GDP, income inequality, and population (logged). In some regard, however, the analysis in Table 6 provides more robust support for our main hypothesis about the effects of the Great Recession on PIT because the country-level covariates are measured longitudinally over a period that encompasses the Great Recession. The persistent significance of the GRI in the face of such stiff controls suggests that the Recession had tangible impacts on perceptions of immigrants and, furthermore, that this influence persisted up to three years after the official end of the Great Recession.
Interaction Effects of the Great Recession
In this section, we explore possible interactions between the GRI and each of the individual-and country-level covariates in the model in order to extend our understanding of how the Great Recession influences PIT. We estimated 40 separate interaction models, 10 involving each of the individual-level covariates, 15 involving the country-level 2013 level covariates, and 15 involving the country-level 2003-2013 change covariates. In Table 7 , we present only those six models where the interaction terms were statistically significant. These effects are graphically portrayed in Figure 1 and discussed below. Among the 30 country-level interactions, only one was statistically significant-in Model 1, the interaction with changes in government expenditures/GDP is negatively associated with PIT. This suggests that, as the severity of the Recession increases, increasing government expenditures reduce PIT-presumably because increased state capacity to provide spending for public goods and services ameliorates economic competition between natives and immigrants [17, 44] . This is shown in Panel A of Figure 1 where countries with government spending that falls one standard deviation below the mean have more sharply upward sloping effects on PIT as the Great Recession becomes more severe than countries one standard deviation above the mean. *-p < 0.05; **-p < 0.01; ***-p < 0.001 (two-tailed tests). 1 All variables are grand mean centered (standard errors in parentheses). 2 Perceived immigrant threat and perceived immigrant threat (t−10) are multiplied by 100 to facilitate interpretation of coefficients. 3 Controls for the following individual-level variables are also included in the models but not shown here to conserve space: female, income, high school degree, associate's degree, and unemployed.
Turning to the individual-level covariates, Model 2 shows that the interaction of the GRI with age is positive and significant, indicating that, as the severity of the Recession increases, the slope increases with each additional year of age. This is shown graphically in Panel B of Figure 1 . Here, we show the predicted slopes for respondents age 20, 40, 60 and 80. The graph shows small positive differences for each increment of age when the Great Recession is not severe, but these differences widen as the Recession increases in severity. This likely reflects that older respondents have heightened anxiety about immigrants in a globalizing economy.
Model 3 indicates the interaction of the GRI with bachelor's degree is negative and significant compared to interaction of those with all other degrees. In Panel C of Figure 1 , this is conveyed as a virtually flat slope for those with a bachelor's degree; that is, levels of PIT are unaffected by the severity of the Great Recession, which likely reflects the relative security of those with bachelor's degrees. By contrast, those with all other degrees (including graduate degrees) have more upward sloping lines indicating greater concern about immigrants as the Recession worsens. Model 3 indicates the interaction of the GRI with bachelor's degree is negative and significant compared to interaction of those with all other degrees. In Panel C of Figure 1 , this is conveyed as a virtually flat slope for those with a bachelor's degree; that is, levels of PIT are unaffected by the severity of the Great Recession, which likely reflects the relative security of those with bachelor's degrees. By contrast, those with all other degrees (including graduate degrees) have more upward sloping lines indicating greater concern about immigrants as the Recession worsens.
Model 4 provides additional insight into the influence of education as we witness a significant positive interaction of GRI with graduate degrees. Quite the opposite effect from those with bachelor's degrees, this effect suggests that levels of PIT of those with graduate degrees increase more sharply than those with all other degrees as the Great Recession worsens. However, Panel D in Figure  1 further illuminates this process by showing that those with graduate degrees have much lower levels of PIT than those with all other degrees when the Recession is not severe, but that the gap narrows as the severity of the Recession increases. However, even at the highest levels of the GRI, those with graduate degrees express lower levels of PIT than those with all other levels of education. Model 4 provides additional insight into the influence of education as we witness a significant positive interaction of GRI with graduate degrees. Quite the opposite effect from those with bachelor's degrees, this effect suggests that levels of PIT of those with graduate degrees increase more sharply than those with all other degrees as the Great Recession worsens. However, Panel D in Figure 1 further illuminates this process by showing that those with graduate degrees have much lower levels of PIT than those with all other degrees when the Recession is not severe, but that the gap narrows as the severity of the Recession increases. However, even at the highest levels of the GRI, those with graduate degrees express lower levels of PIT than those with all other levels of education.
Model 5 reveals a positive, significant interaction between the GRI and one's status as a citizen, compared to non-citizens. In Panel E of Figure 1 , the graphic presentation clearly shows that citizens have much higher levels of PIT even at low levels of severity of the Great Recession, but their levels increase much more sharply as the Recession intensifies. Non-citizens express low levels of PIT with only slight increases as the Recession grows more severe.
Model 6 shows that urban residents have significantly lower levels of PIT than rural residents, but the interaction effect between GRI and urban suggests that urban residents experience faster-increasing levels of PIT as the Recession worsens. In Panel F of Figure 1 , this is reflected in much lower levels of PIT among urban residents when the intensity of the Recession is low, but virtually similar levels of PIT as rural residents when the Recession's intensity is high. This likely indicates that, during recessionary times, concerns about immigrants are heightened among urban residents because immigrants are most heavily concentrated in urban areas and new arrivals tend to settle first in large urban areas and compete for jobs with urban dwellers [54] .
Discussion
In this paper, we use multilevel models to examine the impact of the Great Recession on the perceived immigrant threat of 18,433 respondents nested in 22 countries. We consider both Level-1 individual-level and Level-2 country-level determinants, particularly the intensity of the Great Recession in 2007-2010, on PIT. In our analysis of the individual-level determinants of PIT, we find results consistent with past research on anti-immigrant sentiment [1] . That is, we find levels of PIT to be positively associated with age, being a citizen (as opposed to non-citizen), and being unemployed, and to be negatively associated with income, higher levels of education, and living in urban areas. We include Level-1 characteristics in subsequent models as we consider effects of the Level-2 country-level covariates.
The ISSP surveys we use in the analysis contain only 22 countries with the necessary questions to construct the PIT measures for 2003 and 2013. This has several implications for our analysis. First, as revealed by the intraclass correlation coefficient, slightly less than 10% of the variation in PIT lies between countries. Second, because degrees of freedom at Level-2 are few, we enter no more than three covariates at a time at the country level. Third, we use generous levels of statistical significance of p < 0.10 to compensate for the small number of cases at Level-2.
On the other hand, our design has one key advantage. The ISSP survey years of 2003 and 2013 fall before the onset of the Great Recession and after its conclusion. To take advantage of this fortuitous circumstance, we create the quasi-lag, which is the country-level mean for the PIT variable derived from the 2003 ISSP. This variable allows us to control for the cultural and institutional legacy of anti-immigrant sentiment in particular countries 10 years prior to the 2013 survey year. As expected, the quasi-lag consistently has the strongest effect at Level-2 in all models. Controlling for the quasi-lag subtly changes the interpretation of the dependent variable to represent the degree to which respondents' levels of PIT deviate from their country's average PIT 10 years earlier.
To measure the impact of the Great Recession, we created the Great Recession Index that is comprised of country-level components measuring the housing crash, the financial crisis, economic decline, and employment loss. In order to test the robustness of the GRI's effect on PIT, we estimated 30 models with country-level covariates that provided plausible alternative explanations for respondents' PIT. Fifteen of these were measured as 2013 levels and 15 were measured as 2003-2013 changes. Through all these variations, the GRI held up well: it had a positive, significant effect on PIT in 28 of 30 models. In the two exceptions, the GRI's positive association with PIT was only slightly weaker when controlling for levels of global capital (p = 0.135) and logged population (p = 0.123). These results suggest that the Great Recession increased PIT in our 22 sample countries. The finding supports competitive threat theory, which argues that the actual or expected competition with immigrants over scarce resources shapes anti-immigrant sentiments. The Great Recession exacerbated the competition for jobs, wages, and welfare benefits, driving people to project their fears and anxieties about their economic insecurity onto immigrants, thus increasing PIT [55] .
Among country-level controls, only the 2003-2013 changes in GDP per capita and immigrant stock are positively associated with PIT. The first seems to be contrary to the competitive threat theory that contends that anti-immigrant sentiments are reduced when levels of affluence are increasing [46, 53] . However, the second of these effects supports the rapid immigrant influx hypothesis that anti-immigrant sentiment increases when the immigrant population increases quickly in a short period of time [21, 52] . It also is consistent with competitive threat theory that respondents fear competition over scarce resources with immigrant newcomers.
We also examined interactions of GRI with all 30 country-level covariates in the analysis. The only significant interaction involving a country-level covariate is GRI with changes in government expenditures/GDP, which is negatively associated with PIT. This suggests that the state's ability to provide services and resources can possibly offset the negative aspects of the Recession [17, 56, 57] . This too supports competitive threat theory by indicating that the state has some capacity to alleviate sources of competition created by immigration. We also examined cross-level interactions between the GRI and 15 individual-level covariates. Here, we found positive interactions of the GRI with age, citizen and urban indicating that, as the Great Recession intensifies, its effect on PIT increases at a faster rate for older people, citizens, and urban residents. Two interaction effects indicate a complicated relationship between the GRI and education. The interaction between the GRI and bachelor's degree is negative signaling that as the Recession intensifies PIT increases more rapidly for persons with other levels of education than persons with bachelor's degrees. The interaction between the GRI and graduate degree is positive, indicating that PIT increases more rapidly for graduate degree holders than those with lower educational attainment as the Recession intensifies. Given that immigrants in developed countries tend to be concentrated not only at lower levels, but also at higher levels of the educational distribution [58, 59] , this likely reflects anxiety among graduate degree holders about actual or expected job competition with immigrants during the Great Recession.
Conclusions
In this paper, we have examined the impact of the Great Recession on perceived immigrant threat in 22 countries. Many studies have investigated the relationship between economic decline and anti-immigrant sentiment, but their empirical findings are mixed. Some studies provide evidence that economic decline increases anti-immigrant sentiment [12, 13] , whereas others find no significant relationship [14] [15] [16] [17] [18] [19] . A few studies have focused more specifically on the connection between the Great Recession and anti-immigrant attitudes, but their findings have also been mixed [4, 20] . We have attempted to address these ambiguous results by examining a series of multilevel analyses and employing a multidimensional measure of the Great Recession that captures four distinct but interrelated aspects of the economic crisis: the housing crash, the financial crisis, economic decline, and employment loss.
Our findings emphasize the role of the Great Recession in increasing PIT and underscore the relevance of competitive threat theory for understanding these processes. First, we found that people in countries that suffered most severely from the Great Recession were more likely to perceive immigrants as a threat. Second, we found that a rapid influx of immigrants increased people's perception of threat from immigrants after controlling for the impact of the Great Recession. These two findings lend support to competitive threat theory, which argues that a strong competition for scarce resources triggered by deteriorating economic conditions and a rapid increase of immigrant population fosters anti-immigrant sentiment. Third, a country-level interaction analysis showed that change in government expenditures partially offsets the adverse impact of the Great Recession. This finding suggests that economic competition can be mitigated by strategic state policies to stave off the negative effects of economic downturns. Finally, we found important cross-level interaction effects between the Great Recession and age, educational levels, citizenship, and urbanization. These findings speak to subtle ways in which competitive threat is contingent upon sociodemographic characteristics.
One caveat to our findings is that we consider only levels of immigration, but PIT is also likely to vary according to the composition of immigrants in terms of national origin and religion. Recent research by Wallace and Wu [60] demonstrates that the composition of immigrants by national origin in U.S. metropolitan areas can vary widely and that such variation has important implications for urban quality of life. In Table 8 , we show descriptive data for immigrants to the 22 countries in our analysis by areas of origin, defined as broad regions of the world [61] . In the last column, we show the Index of Qualitative Variation (IQV), a measure that indicates the amount of variation in the distribution of cases in categorical variables [62] . The IQV varies from 0 to 1 with higher numbers representing a more diverse distribution of cases. Even with these broad categories, we see wide variation in the composition of immigration among the 22 countries: Philippines, United Kingdom and Portugal have a relatively diverse mix of immigrants from various regions of the world, while immigrants to South Korea, Slovakia, and Latvia are concentrated among relatively few regions. With respect to religion, 20 of the 22 countries in our sample are majority Christian countries (in Japan, the majority is Shinto and in Taiwan, Buddhist) [63] , but 27% of global migrants are Muslims and 24% are other non-Christian religions [64] . This suggests a great potential for religious differences among immigrants and native populations in receiving countries. This potentially volatile mix of differences by national origin and religion could exacerbate the normal tendencies of recessionary periods to increase anti-immigrant prejudice more than might be expected by levels of immigration alone. We urge future researchers to explore this aspect of anti-immigrant prejudice in greater depth. Author Contributions: J.K. made significant contributions to conceptualization of the project, research design, analysis, and writing of the paper. M.W. made significant contributions to conceptualization of the project, research design, analysis, and writing of the paper.
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Appendix A Table A1 . Variables, description, and sources. Ten countries were dropped from the analysis because of missing data on variables needed to derive the 10-year quasi-lag of the dependent variable from the ISSP (see below for details about this variable). Israel was also dropped because separate samples were created in the ISSP for Jews and Arabs that could not be reconstituted into a nationally representative sample. Israel also presents unique problems in the investigation of this topic which further supports the decision to drop it from this sample. 4 Countries in the sample include: Czech Republic, Denmark, Finland, France, Germany, Hungary, Ireland, Japan, Latvia, Norway, Philippines, Portugal, Russia, Slovakia, Slovenia, South Korea, Spain, Sweden, Switzerland, Taiwan, United Kingdom, and United States.
